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The lecture by Professor Chanaka Edirisinghe

Stochastic Data Envelopment Analysis and Application to Portfolio Selection

Key Words : Data envelopment analysis, stochastic model, sector portfolio

<24 > Chanaka Edirisinghe £4% il 2
“Stochastic Data Envelopment Analysis and Appli-
cation to Portfolio Selection”

<BHES I > KR K 77 K 22 Be 1 B2 i 28 RS
Bl At 101 545

<R > PR 25 -6 H 1 H P 3K D

Chanaka Edirisinghe (87 CKI[E T # ¥ — K%
BoAER) d. ERRETENE, meom b T, RRCAR
DT 7V EAVANGHRE— b T ) A ERE
EDT 74 F A 2B AOIL B s i &
EFohTnEd, ZOZVOMREBITHAL XL
=Yg X - VY —F¢2 [FHlio OR] Hakhis
R E O 54 NfiffgE 2 L g Tfr b, 7 — #alig
7M1k (data envelopment analysis) DFEZR)E T
N EZDOIGHIZEIL Caliia L Tnz72 2 X L7,

ARG TR TRA E PEHNC RS B0 M & oy
Mg 2 HEDO—2 T, BEHEHHE A W CERMIC
FEE NG =R 2 5§ 2 DIZIAS M & v &
T AT, IEROEEH ORI E P4 5 &
B HEFMEZEZR L AL B o 5nens 2
G| MERMETEREEZEA U Z25Hilik i D v T,
ZOHARN 8B Z T T8I Eh, K—17
) A EREEANOEH S Mtk Lz, il
R EEO PNBLHT 25 ZEAZ SN TNDEDD,

FERIEH X - dilld £ 722 < kL. SHROER
PHFEEIhTOE T, WHT 5 & ZOMBERRS%
DFHAPECOWTOERESH D . KEAEHEL M
THEMTEE LI,

Edirisinghe #¥#%13. B ATOFRE L LT
KHEIhTnwenws FEICEE N, ORI
2T ENTEE Lz, 7o, ARERIREL 2
DUFFHATEE S EEO R EZ T TED £9,
BIRASAIIZE L fH(LH L LiF £ 9,

SONcern MR

of offigier
oy

P———

Dr. Chanaka Edirisinghe

Professor and PhD Director of the Management Science program, University of Tennessee, USA
PhD, Management Science, University of British Columbia, Canada
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